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Shanghai CFETS NEX international Money Broking

[ 2025-07-07]

o Y474 H IR 1065 1470 7 RIGREIEEAE, BAERIZRFFFT 1.40%. 4 HA 3315 /20 BRI, A HifE%E 2250 1470, R &AL, 7d
repo fixing: 1.50%, 5 F—= % HE;F. 3m shibor fixing: 1.5790%, 5 F—25 5% H % 1.8bp.

Repo i, 5y repo F-#LACHE 1.465% 13T, Bl )G S % BACHE 1.4575%-1.4675% X [A] /T, 25454 UK 46.75/46.5. F12F-[A13K, Sy repo &% AT RACHE
1.465%-1.4775% X [A]fftifT, $RIX 47.75/47.5. 1y repo 4= KK b iE 3% BASAE 1.5025%-1.515% X (Al BT, 4Rl 51.5/51.5. HALWIEE, 1m repo KA 1E
1.57%13T, 3m repo ACHE 1.5625%-1.57% X [E] [} /T, 6m repo ACFE 1.5575%-1.56% X [A][ff /T, 3y repo MACLE 1.4525% 1T, HHZk 5T, 3mx6m
repo {3 E-0.5bp BT, 1xSy repo A fE-4bp FitifE, #RU-3.75/-4.

Shibor ¥, 1y shibor B3 1E 1.55%-1.5625% 11T, #%U 56.5/56.25, 5y shibor ACHE 1.4725%-1.475%[X [A] [f1if, Uk 48/47.5. MiZ /5 TH, 1x5y shibor
FRACHE-8.5bp [T, $KUk-8.5/-8.75. FEZE Ji1Hi, 1y basis FAZLE 4.5bp i, #UL 5/4.75, Sy basis BACHE 00bp i, %4k 0.25/00.

HAb 5T, IROrZZ, RERAL

Data Source: Shanghai CFETS-NEX / ICAP HK
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ONSHORE IRS Shanghai CFETS-NEX International Money Broking Co., Ltd OFFSHORE IRS
Qtrly/7d Repo Qtrly/3m SHIBOR Annually/O-N SHIBOR Annually/1Y DEPO Qtrly/7D REPO
ACT/365(F) A/365 (F) A/360(F) A/365 (F) A/360(F) A/365 (F) A/360(F) A/365

Tenor Mid Abp  Tenor Mid  Abp | Tenor Mid Abp | Tenor Mid Abp Tenor Mid Abp
3M 157 1 3M 1.5 -

6M 156 1 6M 1.6 1 6M 1.5 -

IM 154 1 IM 158 1 IM 1.5 -

1y 151 1 1y 156 1 1y 1.4 - 1Y 151 1
2Y 147 1 2Y 151 2 2Y 1.4 - 2Y 1.65 - 2Y 146 1
3y 1.46 1 3y 148 1 3Y 1.5 - 3Y 1.77 - 3Y 145 1
4y 146 1 4y 148 1 4y 1.8 - 4y 1.45 -
5Y 1.47 - 5Y 1.47 - 5Y 1.8 - 5Y 146 1
7Y 15 1 7Y 1.52 - 7Y 1.8 -

10Y 1.55 - 10Y 155 - 10Y 1.8 -

7DREPO 150 - 3M Shibor 1.579 -1.80 | O-N Shibor 1.312 -0.10 1YDEPO 1.50

NIT00 REPO | SHIBOR W SHIBOR-REPO

3M*6M | -1 - Tenor  Mid Abp
6M*9M | -2 - -2 -

OM*1Y |-3 - -2 - | 6M 4 -
1%¥2Y 4 - 5 1 9M 4 -
1*3Y 5 - -8 - 1 5 -
1*4Y 5 - -8 - 2 4 1

1*5Y 4 -1 9 -1 3Y 2 -

2*3Y -1 - -3 -1 4y 2 -

2*4y -1 - -3 -1 5Y 0 -

2*5Y o -1 -4 -2

3*4y o - 0 -

3*5Y 1 1/-1 -1

4*5Y 1 -1 -1 -1

5*7Y 3 1 5 -

5*10Y 8 - 8 -



1Y LPR 6M oM 1Y 2Y 3y ay 3%
MEH 3.02 3.00 2.99 2.95 2.97 2.96 2.95

4B 3.02 3.01 2.97 2.95 2.97 2.96 2.95

250203/5y 250003/5y 250011/5y 250210/5y
repo repo repo repo

A&H 11 0 17 25

290 - CNY IRS 7d Repo Curve
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X / Joyce Zhang
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